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SET50 Index Futures View 
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����  

� \/;���%8- oLongp S50H10 ���<
+�&<��� ��:
ก:
����#!�6 490 +,������� 
!"�
� Upside Gain +:
ก��$
ก����  

� \/;7&�,�9<$� ?���:
9<;  o�.-.!� �5%
�� Short 9� S50H10p ��#!�6 
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SET50 Index Options View 
Call Option: March Series Put Option: March Series 

�	�	T�YR�0�� 
RQ	�
 �	�	�������� D�$��Y�0�� RQ	�
 �	�	������� D�$��Y�0�� 

510 OTM 18-23 528-533 ITM 23-28 482-487 

500 ATM 21-26 521-526 ATM 20-25 475-480 
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� "ZDD��0�4�Y&'��$�	�T�R�"$	����% 
 ���0�4"�
ก	[ �$3&�ก5&���Y	 Consensus ����/\D��' 

"ZDD���	��&ก     
��>����
$!>8�-$���\/;��#Ca�-�&ก}~!�8-� $.�. ������ 29 $.�. -19.0 -18.0 -17.0 
-���
ก
���
&&
�!�8-� L.�.�-&-�./   9.9% 10.1% 10.0% 
-���
!&#�! �̂-!�8-� $.�.�-&-�./   0.9% yoy 1.2% yoy 1.0% yoy 
���!7� GDP 9� 4Q52 �-&5<��]z   2.2% qoq 4.8% qoq 5.7% qoq 
ก
���#Ca�a
�!-ก>�9� 4Q52 �-&5<��]z   2.8% qoq 1.8% qoq 2.0% qoq 
��>�� Chicago Purchasing Manager !�8-� $.�.�-&5<��]z   58.7 57.2 61.5 
��>�� Consumer Sentiment !�8-� $.�.�-&5<��]z   72.8 73.0 74.4 
��>�� PMI Manufacturing !�8-� $.�.�-&+�� ������ 1 ก.". 56.6 56.5  55.8 
��>�� PMI Manufacturing !�8-� $.�.�-&-�./   52.0 52.0  52.4 
5#�!>8�-\/;��#Ca�5,�L#!�8-� L.�. �-&-�&ก}~   -GBP0.4bn -GBP0.4bn  +GBP0.1bn 
.-�-�,$��#5#�!>8�-�;
�!�8-� L.�.�-&-�&ก}~   60.0K 61.8K  59.0K 
��>�� PMI Manufacturing !�8-� $.�.-�&ก}~   54.6 53.9  56.7 
�
.��;5����,��7!�8-�L.�.�-&5<��]z   0.5% mom 0.3% mom  0.4% mom 
�
.+�
.5����,��7!�8-� L.�. �-&5<��]z   0.7%mom 0.3%mom  0.2% mom 
��>�� ISM Manufacturing !�8-� $.�.�-&5<��]z   55.9 55.5  58.4 
.-�9>;+�
.a
�ก�-5�;
&!�8-� L.�.�-&5<��]z   -1.2% mom -0.5% mom  -1.2% mom 
��>�� PMI Construction !�8-� $.�.�-&-�&ก}~ ������ 2 ก.". 47.1 47.0 48.6  
��>���
�
\/;\7#��-&-�./!�8-� L.�.   -4.4% yoy -3.0% yoy  -2.9% yoy 
.-��
.�;
�$8-5-&�-� �ก
��
.!�8-� L.�.�-&5<��]z   -16.4% mom 1.0% mom  1.0% mom 
��>����
$!>8�-$���\/;��#Ca�-�&ก}~!�8-�$.�. ������ 3 ก.". 70.0 70.0-  73.0 
��>�� PMI Services !�8-� $.�.�-&-�./   52.3 52.3  52.5 
��>�� PMI Services !�8-� $.�.�-&-�&ก}~   56.8 56.5-  54.5 
.-��;
�7�ก!�8-�L.�.�-&-�./   -0.5% mom 0.4% mom  0.0% mom 
.-�ก
�+;
&&
�a
�!-ก>�!�8-� $.�.�-&5<��]z   -61K -30K  -22K 
��>�� ISM Non-Manfacturing !�8-�$.�. �-&5<��]z   49.8 51.0  50.5 
BOE Meeting ������ 4 ก.". 0.50% 0.50%   
ECB Meeting   1.00% 1.00%   
.-�5��&38�-C�&&
� !�8-� L.�.�-&5<��]z   1.1% mom 1.2% mom   
��>��>���:
a
��!A�~]ก#+!�8-� L.�.�-&=���,�� ������ 5 ก.". 90.7 -  
��>���
�
\/;\7#�!�8-� $.�. �-&-�&ก}~   3.5% yoy -  
.-�ก
�+;
&&
��-กa
�ก
�!ก~��!�8-� $.�.�-&5<��]z   -85K 27K  
-���
ก
���
&&
��-&5<��]z !�8-� $.�.   0.1 0.1  
.-�5#�!>8�-\/;��#Ca�!�8-� L.�. �-&5<��]z    -US$17.5bn -US$9.2bn  
     
"ZDD���	�T�"�
�0[        
L��.���ก
A���!7�!A�~]ก#+��.!�8-� L.�. ������ 29 $.�.      
ก."
6#>.T�
.&
����!7�-���
!&#�! �̂-!�8-� $.�. ������ 1 ก.". 3.5% yoy 3.9% yoy 4.1% yoy 
     
 
0�4�	 : Bloomberg, �"0., SET 
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SET50 Index Futures : 
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ก%�& 824 5�==
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SET50 Index >��&5��������� �:
9<;��ก7&�,�ก7;
%8-5%
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$���$
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SET50 Index Options : 

Implied Volatility �-&�7
�C�.��$7�7&-�ก����& +
ก�@�&�-& Implied Volatility �@�& Put Options 
$
กก��
ก
�!"#�$�����-&  Implied Volatility �@�& Call Options <7�& SET50 Index !"#�$����-.�
&C��!��� 
!"8�-!�;
9ก7;ก
���5-���#!�6 500 +,� <7�&���.
.ก
Aก
�7&�,��7
�<,;���
&���!�A!-8�-��-ก
� _̂`�
��� ?7��:
9<; Implied Volatility 9��@�& Put Options ก7��$
5/&ก��
 Implied Volatility �@�& Call 
Options -�ก����&  

�	�	'R��"RQ	�
R�0��\&'��ก/'0��X�5/
"�
��0T��/	$&������� 
 "���	`R�aa	 �b/�5	 (/Y	�9	0) 

 �	���% �	���% 

 Long Short Net 

�Y&��/�' 1 
R�"$	�� (R�0��) 

Long Short Net 

�Y&��/�' 1 
R�"$	�� (R�0��) 

��ก7&�,�5%
���9����!�A 
5,800 5,166 634 1,267 3,618.58 3,358.65 259.93 917.13 

��ก7&�,���
&>
�# 
1,453 1,007 446 (970) 685.63 734.11 (48.48) (790.75) 

��ก7&�,� 
10,348 11,428 (1,080) (297) 6,044.50 6,255.95 (211.45) (126.38) 

��	�����: ก	��6	��`RQ	�
 Long V$Y��D	�`	��� Long Gold futures, Long Call X/
 Short Put \`
0�4RQ	�
 Short V$Y��D	�`	��� Short Gold Futures, 
Short Call X/
 Long Put  
0�4�	 : TFEX 
 

R��"�	�	R6	��a\&'�/	$&������� SET50 Index Futures 
 �	�	T�Y�6	�
 "���	`ก	�23%&\	� RQ	�
�'�Y	' (OI) 

 
�	���% ���ก5&���Y	 �	���% ���ก5&���Y	 �	���% ���ก5&���Y	 

S50H10 492.3 10.7 481.6 9,460 9,440 19,567 18,798 

S50M10 489.7 11.0 478.7 667 649 2,327 2,279 

S50U10 488.0 10.2 477.8 29 4 182 176 

S50Z10 485.5 8.1 477.4 12 4 92 91 

���    10,168 10,097 22,168 21,344 

 
SET50 Index Options 

�	�	��������0�4T�Y�6	�
 "���	`ก	�23%&\	� RQ	�
�'�Y	' (OI) 
�	�	T�YR�0�� 

�	���% ���ก5&���Y	 �	���% ���ก5&���Y	 �	���% ���ก5&���Y	 

Call Options: March Series 

510 12.0 3.5 8.5 15 18 576 576 

500 16.0 3.4 12.6 20 8 238 231 

490 21.3 4.3 17.0 42 17 137 106 

Put Options: March Series 

510 28.0 (3.5) 31.5 4 - 340 338 

500 24.9 (6.1) 31.0 9 17 190 186 

490 19.9 (3.6) 23.5 96 10 309 266 

���$
 : TFEX 
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-
�
�5:
��ก&
� �# --^  ̂A!A5 ?-� 
!3[����7!�#7�T >��� 20-21  
!7���� 999/9 %��"���
$ 1 ?��&��,$��� 
!����,$��� ก�,&!�"z  10330 
C��  0-2658-6300 C��5
�  0-2658-6301 

R	\	&�[ก 
159 -
�
�!5�#$$#�� >��� 25  
3-.5,�,$�#� 21 %��-CAก ?��&�7-&!�.!<�8- 
!������
 ก�,&!�"z 10110 
C��  0-2665-7000 C��5
�  0-2665-7050 

R	\	a	$	 
56 -
�
�=
�
 >��� 5 <;-& 3/1 
%��5�7$ ?��&5,�#.�&AT !���
&��ก  
ก�,&!�"z 10500 
C��  0-2632-8341 C��5
�  0-2632-8395 

R	\	2��&�RX���� 
904 -
�
�3��-�5?���T >��� G <;-& 1005  
%��A�����#���T ?��&<�-&�-� !�����!�A 
ก�,&!�"z 10260 
C��  0-2320-3600 C��5
�  0-2320-3610 

R	\	�	����$ 
125 -
�
��#C-7�T5.
$"7
3�
 >��� 3 %��"
<,��� 
?��&��&�/�"
a#�$.T  !��"����� ก�,&!�"z 10200 
C��  0-2225-0242 C��5
�  0-2225-0523 
 

R	\	[�������0�� 
1145 <$/��� 5 -
�
�!-ก�"7#��
�!�-�T >��� 3   
%��A�����#���T �:
�75:
C�&!<�8- 
-:
!a-!$8-&5$,����
ก
�  
+�&<���5$,����
ก
�10270 
C��  0-2758-7003 C��5
�  0-2758-7248 

R	\	'	��'[��	� 
30/39-50 -
�
�5:
��ก&
�!�-�$-77T&
$�&AT�
�  
>��� 14 %��&
$�&AT�
� �:
�7�
&!��   
-:
!a-!$8-&����,�� +�&<�������,�� 11000 
C��  0-2550-0577 C��5
�  0-2550-0566 

R	\	/	$��Y	� 
1693 -
�
�5:
��ก&
�A/�.Tก
��;
!3[� 
���7"7
3�
 7
�"�;
� >��� 9 <;-& 905/1   
%��"<7C.L#� ?��&7
�"�;
�  !��+�,+�ก�   
ก�,&!�"z 10900 
C��  0-2541-1411 C��5
�  0-2541-1108 

R	\	�&l������4�� 
622 -
�
��#!-[$C"!���.$ >��� 14  
%��5,�,$�#� ?��&�7-&��� !���7-&!�. 
ก�,&!�"z 10110 
C��  0-2664-9800 C��5
�  0-2664-9811 

R	\	m#��D&�� �	��� ��'R�� 
94 <$/�.2 A/�.Tก
��;
  ̂�!+-�T "
�T� ��&5#� <;-& 091 
>��� G F %."<7C.L#� �.���>
L#�@�.T -.L�=�,�� 
+.��,$L
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